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Date: 03/31/07

Monthly Investment Income Report 0307

PORTFOLIO SUMMARY
POOLS
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 309,138,065.75 4.81 1.27 8%
Sub-total 309,138,065.75 4.81 1.27 8%
-Agencies Notes 818,192,879.38 5.12 0.98 20%
Discounts 0.00 0.00 0.00 0%
Sub-total 818,192,879.38 5.12 0.98 20%
Municipals 283,680,336.69 5.26 0.43 7%
Corporates 269,123,390.91 5.37 0.99 7% 25%
Mortgages Pools 95,989,686.09 5.32 1.32 2%
; CMO's 190,510,210.80 5.84 1.23 5%
Sub-total 286,499,896.89 5.67 1.26 7% 25%
Asset Backs 316,734,111.40 5.40 0.17 8% 20%
Repurchase Agreements
Overnight 640,286,083.31 5.24 0.01 16%
<30 days 16,892,188.30 4.86 0.04 0%
< 60 days 10,037,577.98 0.00 0.00 0%
<90 days 2,500,968.66 0.00 0.00 0%
<1 year 315,452.70 4.12 0.49 0%
<2 years 6,492,928.90 4.12 1.51 0%
> 2 years 7,044,462.82 3.05 4.81 0%
Flex Repos 16,624,360.96 11.65 4.42 0%
Sub-total 700,194,023.63 534 0.18 16%
Money Market Securities
’ Commercial Paper 962,679,760.85 5.34 0.04 24% Al-P1
Money Mkt Fund 127,000,000.00 5.24 0.00 3%
Certificates of Deposit 554,415.23 2.04 2.40 0%
Sub-total 1,090,234,176.08 5.33 0.04 27% 20%
Derivatives
Swaps 166,777.56 1.00 8.26 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total 166,777.56 0.00 0.00 0%
TOTALS 4,073,963,658.29 5.28 0.53 100%



Date: 03/31/07

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages
ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

Monthly Investment Income Report 0307

PORTFOLIO SUMMARY
TRAN POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 25%
0.00 0.00 0.00 0%
CMOs 19,637,819.67 9.26 0.07 12% 25%
131,273,627.74 5.39 0.05 84%
Overnight 6,259,796.90 5.24 0.01 4%
<30 days - 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
6,259,796.90 0.00 0.00 4%
Commercial Paper 0.00 0.00 0.00 0% Al-Pl
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
157,171,244.31 5.87 0.05 100%
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PORTFOLIO SUMMARY
SHORT TERM POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00, 0.00 0.00 0%
0.00 0.00 0.00 0%
Notes 20,247,672.40 5.22 0.38 1%
Discounts 0.00 0.00 0.00 0%
20,247,672.40 0.00 0.00 1%
98,351,193.26 5.39 0.10 6% 25%
205,498,363.06 5.30 0.08 12%
CMOs 58,829,630.79 5.65 0.04 3% 25%
155,768,739.39 5.43 0.11 9%
Overnight 131,383,702.95 5.24 0.01 7%
< 30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
131,383,702.95 5.24 0.01 7%
Commercial Paper 962,679,760.85 5.34 0.04 55% Al-P1
Money Mkt Fund . 127,000,000.00 5.24 0.00 7%
Certificates of Deposit 0.00 0.00 0.00 0%
1,089,679,760.85 5.33 0.04 62%
1,759,759,062.70 5.34 0.05 100%




Date: 03/31/07
PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL

MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 223.612,908.66 4.81 1.32 13%
Sub-total 223,612,908.66 4.81 1.32 13%
Agencies Notes 644,373,090.44 5.13 0.86 36%
Discounts 0.00 0.00 0.00 0%
Sub-total 644,373,090.44 5.13 0.86 36%
Municipals 78,181,973.63 5.14 1.34 4%
Corporates 170,772,197.65 5.36 1.50 10% 25%
Mortgages Pools 95,989,686.09 5.32 132 5%
CMO's 112,042,760.34 5.35 2.05 6%
Sub-total 208,032,446.43 5.33 1.72 11% 25%
Asset Backs 29.,691,744.27 5.22 1.01 2% 20%
Repurchase Agreements
Overnight 367,642,264.57 5.24 0.01 21%
<30 days 16,892,188.30 4.86 0.04 1%
< 60 days 10,037,577.98 4.87 0.09 1%
<90 days 2,500,968.66 3.50 0.24 0%
<1 year 315,452.70 4.12 0.49 0%
<2 years 6,492.,928.90 4.12 1.51 0%
> 2 years 7,044,462 .82 3.05 4.81 0%
Flex Repos 16,624,360.96 11.65 4.42 1%
Sub-total 427,550,204.89 5.40 0.29 24%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 554,415.23 2.04 2.40 0%
Sub-total 554,415.23 2.04 2.40 0% 20%
Derivatives
Swaps 166,777.56 1.00 8.26 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total 166,777.56 0.00 0.00 0%
TOTALS 1,782,935,758.76 5.20 0.97 100%

Monthly Investment income Report 0307
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PORTFOLIO SUMMARY
UK HOSPITAL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD-(%) (Years) of TOTAL LIMIT

Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Notes 20,300,145.70 5.12 0.13 0%
Discounts 0.00 0.00 0.00 0%
20,300,145.70 5.12 0.13 34%
0.00 0.00 0.00 0%

0.00 0.00 0.00 0% 25%
Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%

0.00 0.00 0.00 0% 25%

0.00 0.00 0.00 0% 20%
Overnight 39,829,796.17 5.24 0.01 0%
<30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
<] year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
39,829,796.17 5.24 0.01 66%

Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%

0.00 0.00 0.00 0% 20%
60,129,941.87 5.20 0.05 0%
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PORTFOLIO SUMMARY
BOND PROCEEDS POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT

Bills 0.00 0.00 0.00 0%
Treasury Notes 85,525,157.09 4.82 1.13 27%
85,525,157.09 4.82 1.13 27%
Notes 133,271,970.84 5.05 1.77 43%
Discounts 0.00 0.00 0.00 0%
133,271,970.84 5.05 1.77 43%
0.00 0.00 0.00 0%
Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Overnight 95,170,522.72 5.24 0.01 30%
<30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
95,170,522.72 5.24 0.01 30%

Commercial Paper 0.00 0.00 0.00 0% NONE ALLOWED
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
313,967,650.65 5.04 1.06 100%

Monthily Investment income Report 0307



Investment Balances and Income

Portfolio
Bond Proceeds
Intermediate
PHASE II
Short Term

Tran

UK HSPTL

Sunday, April 01, 2007

March 2007

Average Daily Balance

322,984,277.92
1,730,287,262.94
75,314,822.04
1,607,603,654.47
156,641,849.61
39,476,554.11

3,932,308,421.09

Monthly Income

1,330,478.27
8,010,223.37
254,709.98
7,516,793.93
741,843.63
274,602.52

18,128,651.70

Yield
4.66%
5.23%
3.86%
5.32%
5.40%
5.05%
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INTERMEDIATE POOL

ANNUALIZED YIELD
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~—&—12 Month Rolling Average

5 Year Rolling Average
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BOND PROCEEDS POOL

ANNUALIZED YIELD
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